Macro-regions to variability between macro-regions (variance), and σ 2 is the estimated variance of the overall error term. Note that there is ample variation between macro-regions, although the estimates are close to zero because there is strong correlation between macro-regions and some of the predictors. Models estimated with the statistical package R using the lme4 library. 128 days walking around town systematically changing their paths, it is extremely unlikely that they will have 129 a huge impact in skewing the return rates. 130
. Multilevel models predicting the probability that a letter would be returned to an Italian recipient. All predictors at the community level unless otherwise specified. (level-1) and macro-regions (level-2) . σ 2 Table S3 . Multilevel models predicting the probability that a letter would be returned to an Italian recipient. All predictors at the community level unless otherwise specified. Table S4 . Multilevel models predicting the probability that a letter would be returned to an Italian recipient. Social capital index included. All predictors at the community level unless otherwise specified. Table reports results from two-level random intercept models, in which observations are nested in communities (level-1) and macro-regions (level-2). σ 2 Communities refers to between communities variability (variance), σ 2
Communities refers to between communities variability (variance), σ 2

Macro-regions to variability between macro-regions (variance), and
Macro-regions to variability between macro-regions (variance), and σ 2 is the estimated variance of the overall error term. Note that there is ample variation between macro-regions, although the estimates are close to zero because there is strong correlation between macro-regions and some of the predictors. Models estimated with the statistical package R using the lme4 library. Table S5 . Multilevel models predicting the probability that a letter would be returned to Mohamed Hassan. All predictors at the community level unless otherwise specified. Table reports results from two-level random intercept models, in which observations are nested in communities (level-1) and macro-regions (level-2). σ 2
Communities refers to between communities variability (variance), σ 2
Macro-regions to variability between macro-regions (variance), and σ 2 is the estimated variance of the overall error term. Note that there is ample variation between macro-regions, although the estimates are close to zero because there is strong correlation between macro-regions and some of the predictors. Models estimated with the statistical package R using the lme4 library. the homes of the survey participants, were in charge of dropping the letters. Figure S3 shows a returned 19 letter that was sent to a member of Parliament (name reducted). A. Sampling. ITANES 2013 sampling procedure, which was implemented in order to obtain a nationally 21 representative sample of respondents (1), started with the random selection of municipalities, stratified 22 in accordance to size (number of inhabitants) and macro-region. The resulting sample of municipalities 23 is nationally representative by size, income, and macro-region. The municipalities were attributed to the 24 following strata: less than 2,000 inhabitants, between 2,000 and 2,999 inhabitants, between 3,000 and 4,999 25 inhabitants, between 5,000 and 9,999 inhabitants, between 10,000 and 19 Table S6 reports the distribution of sampled municipalities across the macro-regions and within the 33 strata, and shows that, in each stratum and macro-region, the sampled units are representative of the 34 population of municipalities. Figure S4 plots Letters should be dropped with the recipient address facing up, in order to make it immediately visible that the letter has an address and a stamp. (To accomplish this, drop the letter on your own foot, and then 48 either retract the foot if the letter is already facing up, or flip it with your foot). Passersby usually pay little and distributed 30 letters per district. Finally, in Milan and Rome, where we had 4 and 8 electoral districts respectively, 20 letters per district were dropped. The randomization of the recipients occurred as follows.
Electoral districts were organized by area (North, Center, and South), then by size of the municipality, Figure S5 shows the distribution of the return rate for Italians (panel A), immigrants (panel B), and Table S8 . Linear regressions modeling the gap in return rates for Italian and immigrant recipients at the district level as a function of our measures of market integration (Models 1-5), some predictors of interest (Model 6) References
